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MS/MA Program Syllabus
2023.09.26 {EETRRZA ; 2025 AREH
%\ fiT Department 4 4:F Finance WS #5e{& Elective
compulsory/elective
LY ey W15 (Financial Analytics) B4y 8 Credit(s) 3
Course title
AR 5155174 01 LY FFER English | Z5(No)
Course Code Taught (EMI)
E44F /E2HH academic | 114-2 Z2HH Spring Semester 2026 Mt Saien Bt 401-3
year/Semester Classroom
e Gl ERE R Thu. 13:10~16:00
Instructor Time
PEMP A 2 &EAEAIFE | Thu:16:10~17:00 G Phone: 34216

Instructor office & office

Bl 364 Instructor Contact Email:

hour mushuyun@ccu.edu.tw
IUES B BRsE &S Email:

Teaching assistant TA contact

FeAERE Econometrics I

Pre-requisite courses

EEER

Learning Objective

Integrate knowledge in corporate finance, investment, and data analytics to

implement a formal analysis process.

A (R A

Course Descriptions

APTERE R H B RodlREBLEAE I B & ERVEREITRES) - Bl E e E - &
i~ BT SH e T AR AR Fr SR 5 B e B B B AT 00 » SR (R
FHVRE R SASEETIUR - SASTEREE RN EE EEA SRR - WHES
T REE VB ERE HGET TR o EEE B o B n] DI
B ERIEEEAY T#F ~ WRGEZ A LIE UG S I - B2
P MREVESCER ~ YRR SESRRIEE M ERIEY TIEED R n] Sk AYIsAE -

¥HE AOL BRFEZE (AOL Competency)

FREEZEE 1(Competency 1): HIFRELS Knowledge

B EHE -

Integration

el [JAXEBIRRTE (Humanities Caring) [ i B2 &R 12(Competition)

Course Attributes (BB E@RE(Problem-solving) VvV EEZE[@ERZ (Project-based)
[ B 1E:R#2(Practice-based) [ #8258 72 (Capstone)

At 4w 5e V B& /& (self-made PPTs) V iRi2#E & (Teaching Notes)

Teaching materials

(B &R E (self-made textbooks) V R (programming)
(B &HEE R (self-made video) [ JEAh(Others)

HEHR

Teaching Resources

V R I24805 (Website) [1E2E 414 (Intern Web)
MM EBEFEE T H (Downloadable Files)




BrRE/2EE "SAS—WMEEtEZER 0 TEE - FiESETR

Textbooks/References | ISBN : 9789866333835 -

FFETAGEEET | RESE 20% | {EZEE 5w Case study o

EE) Participation

Assessment {EZ€ Homework % | @ Project 50%
/N Quiz 10% | A 1 other ( ) %
H=% Midterm 20% | EiAt 2 other ( ) %
HAZK>% Final % | ELAtr 3 other ( ) %
45 Presentation % | HAt 4 other ( ) %




SHFEFH 55 Course Schedule

R HEA R
week Date Description
) 02/26 SRR ST~ SAS HEGZEER I
5 03/05 SAS EREFRME ~ BR{EE S ~ Data Step EL SAS PDV
3 03/12 Import data (excel, text, CSV) Jz EERF& gt
4 03/19 EHEERL ~ ifelse K where {FAAJAVEERT ~ #ilisist & proc means
5 03/26 BEREHESEIE -- proc rank, proc univariate, fIfE-te, SHEE% TS
’ M ~ Portfolio Analysis
6 04/02 HIHE R
- 04/09 BRIBEHESEIE 11— regression analysis, market beta, FF 3 factor models
g 04/16 i =E
0 04/23 BA == heat ~ RUlést& *EE%T/%%Z%EI@ FRli (E R o
) (B paper AYRUIERE T EE T2 » S FEEE > 1/MEAR)
10 04/30 Z7E FAO1_Ohlson (1980) & FAOZ_Lakonlshok et al. (1994)
1 05/07 2022 FA03 & FA04 Gaspar et al. (2005)
o 05/14 #E2 FAO5 Livnat et al. (2019) & FAO6_Liu (2006)
" 05/21 212 FAO7 _Cremers and Petajisto (2009) & FA08 Chordia et al. (2003)
" 05/28 ODS output Transpose, FEs, [&EERE ~ NAEM:H-E
15| 060 B - R 1
y 06/11 BAR R ES-ge4h R 1T
06/18 HEEE
17.
06/25 HEEE

18.




